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¡1  

ֲ Ԋᴪ ԊḠ Ҍ Ẋ ȁ ̆

ῒῤ ȁ‰ ҩ≢ ᴋȂ 

ֲ֜ ᴍ Ὲ ԍ̆ 2016 10 21 ԅ

Ҭ Ⱶ ȁ‪ṿ ῤ ̆Ḡ ῤ Ҍ Ẋ ȁ

Ȃ 

ֲ ץ Ḥ ȁאָאל ↕ ֟̆p ҌḠ ѿ ≠Ȃ  

ҙ Ҍף ῒ Ȃ ̆ ᵬ₮ ‗ ╠ ה

תּ ӥȂ  

Ҭ Ⱶ Ȃ 

2016 7 27 2016 9 30 Ȃ 

 

¡2 ֟ ’ 

 Ḥ Ḥ  

ῤ  Ḥ  

֜ Һף  519929 

֜ ף  519929 

ᵬ   

 2016 7 27  

ᴍ  885,389,138.86 ᴍ 

 

ҍ

└̆ Ḥ ҙ ᴨ ᴑҙ ̆

ҙ ‰ Ȃ 

 

1ȁ ֟  

≠ ῃ Ḥ ȁ ȁ ҙḤ

ץ Ḥ ̆ ԍ

׆̆ ңҩ

̆ ֟ ̆ӊ ֟ Ῥ

֟ ̆ ῤ ≢ ֟ ᴨ

̆ ֟ ᶛ Ҍ

Ȃ 

2ȁ  

ֲ

ҍ ̆ᾟ№ Ҍ ᾟ ȁ

֟ ̆ ≠ ̆ ≢Ҍ

̆
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̆ └

҉̆ⱬ ‰ Ȃ 

3ȁṽ├   

ṽ├ ֟ Ҭ̆ Һꜚ

̆ № ȁ № ȁ

Ҭ ≠ № ȁᶫ №

ṽ├ ̆ Ὶ ̆ └

֟ ᵣ Ȃ ҩ├ ҉̆

ᵀṿ ȁӄ ȁ≠

̆ ṽ├ ꜚ ȁḤ № ̆

ҩ├ Ȃ 

4ȁῒז ֟  

ᾛ ’Ҋ̆ Ҥ

└ ҉ ҍ ȁ ֟

├ȁ ΐ Ȃ 

ҙ ‰ 
Ҭ TMT֟ҙҺ ¦60%+Ҭ ṽ

¦40% 

 

ҹ ̆ ԍ ȁ

̆ῒ ᵞԍ ̆ᵖ

ԍṽ├ Ȃ 

ֲ Ḥ ᴋῈ  

ֲ ֜ ᴍ Ὲ  

   

¡3 Һ Ⱶ ‪ṿ  

3.1 Һ Ⱶ  

ᵝֲ̔ ᾝ 

Һ Ⱶ  ̂ 2016 7 27  ̇ 2016 9 30   ̃

1.  -766,643.56 

2. ≠   -5,082,947.04 

3.ⱴ ᴍ ≠  -0.0057 

4. ֟‪ṿ 880,405,346.98 

5. ᴍ ‪ṿ 0.994 

̔1ȁ ҹ2016 7 27 ̆ ̆ ᵬ ѿҩ

̕ 

2ȁ ≠ ῀ȁ ȁῒז ῀̂Ҍ Ὲᾛᴇṿ ꜚ ̃

῏ ᵩ ̆ ≠ ҹ ⱴ҉ Ὲᾛᴇṿ ꜚ ̕ 

3ȁ ҙ Ҍ ֲ ֜ ̂ᶛ ̆ ֜ ᵳ ȁ

ȁ ≠Ῥ ȁ ̃̆ ῀ ᵞԍ ↓
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Ȃ  

 

3.2 ‪ṿ  

3.2.1 ᴍ ‪ṿ ῒҍ ҙ ‰  

 
‪ṿ

ŵ 

‪ṿ

‰ Ŷ 

ҙ

‰ ŷ 

ҙ ‰

‰

Ÿ 

ŵ̇ŷ Ŷ̇Ÿ 

自基金合同

生效日起至

今（2016 年

7 月 27 日

-2016 年 9

月 30日）

ץ  

-0.60% 0.30% -3.25% 0.74% 2.65% -0.44% 

ץ 3.2.2 ‪ṿ ꜚ ῒҍ ҙ ‰

ꜚ  

 

1̔ȁ ҹ 2016 7 27 ̆ ̆ ᵬ

ѿ Ȃ ҹ 2016 7 27 2016 9 30 Ȃ  
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2ȁ ̆ ӊ 6ҩ ῤҹ ד ̆ ד ̆

ᶛ Ҭ ̔ ֟ ֟ ᶛҹ 0%-95%̕ ԍ Ḥ

ҙ ├ ֟Ҍᵞԍ ֟ 80%Ȃ ῃ ṿҌ ֟‪

ṿ 3%Ȃ ҩ֜ ֜ Ḡ ̆ Ḡ Ҍᵞԍ

֟‪ṿ 5% ⌠ ѿ ῤץ ṽ├Ȃ 

̆  Ȃד

 

¡4 ֲ  

4.1 ̂ ̃   ׃

 Ⱶ 
ᴋ ҙ׆├ 

 
 

ᴋ  ᴋ  

Ḡ 

ȁ Ḥ

Ҭ

├

ȁ Ḥ

├ ȁ

Ḥ ᾢ

├

ȁ ḤҬ

ѿ ѿ Һ

№ ├

ȁ Ḥ

Ḡẫ ҙ

├

̂LOF ȁ̃ Ḥ

≠

├

ȁ Ḥ≠

ṽ├ ├

ȁ Ḥ

ᾢ ṽ├

├

Ḥᾢ≠

├

Ȃ 

2016 7 27

 
- 6  

̆

Ғҙ

ҙȂ2010 7

ⱴ῀ Ḥ

ᴋῈ Ԋ׆̆

№ ᵬȂ ᴋῈ

№

ҍ ᵀ

̆ ᴋ Ḥ

├

ȁ Ḥ Ḡẫ

ҙ

├ ̂LOF ȁ̃

Ḥ ᾢ

├ ȁ Ḥ

Ҭ

├ ȁ ḤҬ

ѿ ѿ Һ

№ ├ ȁ

Ḥ≠

├ ȁ

Ḥᾢ ṽ├ ├

ȁ Ḥ≠

ṽ├ ├

ȁ Ḥ Ḥ

ҙ

├
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Ḥᾢ≠

├

Ȃ  

̔1ȁ ᴋ ᴋ ץ ӊ ҹ‰̕ ℮ץ /

Ὲ ҹ‰̕ 

2ȁ ҙ׆├ ץ ῀ ├ҙⱵ ῏ ᵬ ҹ

‰Ȃ  

 

4.2 ֲ ῤ ᵬ Ḥ ’  

ֲ ῤ̆Ҥ ԅȇҬ ֲ ῍ ├ Ȉ ῒז ῏

ȁ אָאל̆ ҹ ᴍ ֲ ≠ ̆Ҍ ᴍ ֲ≠

ҹȂ 

ץ Ḥԍ ȁ Ḥԍ ᴪ Ὲᴧҹ ̆ ѿ Ḥ ȁ

אָאל ↕ ֟̆ ᵬ Ҥ └ ╠ Ҋ̆ꜜⱬҹ

ᴍ ֲ ≠ Ȃ 

 

4.3 Ὲ ֜ Ғ  

4.3.1 Ὲ ֜ └ ’ 

ῤ̆Ὲ Ὲ ֜ └ ̆ Ὲ ֜ └ ᵣ ̆ ‗ ᵣ ̆

ⱴ ֜ ῤ └̆ ᵬ└ ȁ Ḡ Ὲ ֜ ↕ Ȃ

̆Ὲ ֜ ҹ ȁ№ ᵀ Ḥ ⱴ Ὲ ֜

Ȃ 

4.3.2 ֜ ҹ Ғ  

ῤ̆ ῃ ῏ ᶛ ̆ῒᵩ

ҍ֜ Ὲ ᴇ ֜ ғ ֜ ֜ ├ ֜ 5% ̆

֜ ҹȂ 

 

4.4 ῤ ᵬ№  

2016 ҈ Ҭ ׆̆ 8 № 9 ̆ѿ֓

ᴑ ̆ ԇ҈ ל Ȃ҈ ᶫ
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ᶷ ̆ ₮ѿ ↓ ׂ̆ 1-8 ᴪ 10.3%̆

Ҋ 0.2%̆ ҹ 1.6%̆Ҋ ̆

̕ҍ ̆ ֟ Ӟ ᴑ ̆҈ ֟ҙҬ ҈֟ҙׅ ңᵝ ̆֟ҙ

ѿ ᴨ ̕1-8 ҉ץ ҙᴑҙ≠ 8.4%̆ ╠ 7 ⱴ 1.5%̆ῒҬ 8

ᴍ≠ 19.5%̆ ҹׂ ץ Ȃ ᵣ ̆҈ ᵝԍ

Ȃ 

҈ ҉ 2.56%̆ ԅ╠ң ̆Ҭ 500 3.34%̆ 300

3.15%̆⇔ҙ 3.50%̆Ҭ 1.58%Ȃ№ ̆7 8 ∆ ᴇṿ

ᴨ̆ ѿҩ ᴇṿ ῀ ̆ ℗ ҹ ̆

Ȃ ԍ 7 ̆ ד ̆ ױ ԅ ҹ ẫ ד ̆‪ṿ ꜚ Ȃ 

҈ ̆ ᴑ ̆ GDP ԍ

Ȃᵖ ̆9 ᴍ 10 ᴍ ҩ ֟ ⱬ ̆ ᾧᴪ

̆ ῒ ֟ ₮ ᴇ Ḥ ̆ ₮ Ȃᵖ

ץ ̆ ╠҈ҩ Ạ ̆ GDP ῃ Ҍ Ȃ’ғ

ᶫ ᶷ ≠Ӟ Ҍ Ҭ̆ ҬҌ ₮ ᴪҹ ᶫѿ Ȃ

̆8 Ҭ ץ ̆ ѿҩ ̆ ᵝ 8 ѿ ҉ ̆ῒ ל

ᵝ ̆ ױ Ẓӏ ̆ ױ Ṣꜛ

Ḥ ᴨ ̆ ᴪȂ 

 

4.5 ῤ ҙ  

2016 9 30 ̆ ᴍ ‪ṿҹ 0.994 ᾝ̆ ᴍ ‪ṿҹ 0.994Ȃ ῤ

‪ṿ ҹ-0.60%̆ ҙ ‰ ҹ-3.25%Ȃ 

 

4.6 ῤ ֲ ֟‪ṿ  

Ȃ 
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¡5  

5.1 ֟ ’  

  ̂ᾝ̃ ֟ ᶛ̂%̃ 

1  464,958,110.87 52.65 

 ῒҬ̔   464,958,110.87 52.65 

2  - - 

3   - - 

 ῒҬ̔ṽ├   - - 

       ֟ ├   - - 

4  - - 

5  - - 

6 ӯ῀ ֟  - - 

 
ῒҬ̔ӯ ӯ῀

֟   
- - 

ט 7   418,045,527.11 47.33 

8 ῒז ֟   178,962.23 0.02 

9      883,182,600.21    100.00 

̔ ֜ └ Ȃ  

 

5.2 ҙ№  

5.2.1 ҙ№ ῤ    

ף  ҙ ≢ Ὲᾛᴇṿ̂ᾝ̃ 
֟‪ṿ ᶛ

(%) 

A ῾ȁ ȁ ȁ ҙ - - 

B ҙ - - 

C └ ҙ 224,439,055.33 25.49 

D 
ⱬȁ ⱬȁ ֟ ᶫ

ҙ 
- - 

E ҙ - - 

F ҙ 6,893,319.40 0.78 

G ֜ ȁדỮ ҙ - - 

H ᵟ ҙ - - 

I Ḥ ᴰ ȁ ᴆ Ḥ Ⱶҙ 193,551,362.14 21.98 

J ҙ - - 

K ֟ҙ - - 

L Ⱶ Ⱶҙ 25,699,844.00 2.92 

M Ⱶҙ - - 

N ≠ȁ Ὲ῍ ҙ - - 

O Ⱶȁḱ ῒז Ⱶҙ - - 
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P  - - 

Q ᴪ ᵬ - - 

R ȁᵣ ӏҙ 14,374,530.00 1.63 

S  - - 

  464,958,110.87 52.81 

5.2.2 ҙ№  

̔ ֜ └ Ȃ   

 

5.3 Ὲᾛᴇṿ ֟‪ṿ ᶛ ╠   

ף    ̂ ̃ Ὲᾛᴇṿ̂ᾝ̃ 
֟‪ṿ

ᶛ̂˿̃ 

1 000938 ᾣ ᴍ 184,981 11,598,308.70 1.32 

2 300250 ∆ Ḥ  389,163 11,281,835.37 1.28 

3 002253  362,150 11,280,972.50 1.28 

қף 000673 4  555,300 7,274,430.00 0.83 

5 601999 ₮ ᴰ  617,400 7,100,100.00 0.81 

6 300324 Ḥ  321,623 6,979,219.10 0.79 

7 000032 ̛ 457,420 6,893,319.40 0.78 

8 002331  482,700 6,892,956.00 0.78 

9 002446 Ḥ 247,000 6,864,130.00 0.78 

10 002380 ᴍ 223,500 6,863,685.00 0.78 

     

5.4 ṽ├ № ṽ├    

̔ ṽ├Ȃ  

 

5.5 Ὲᾛᴇṿ ֟‪ṿ ᶛ ╠ԓ ṽ├  

̔ ṽ├Ȃ   

 

5.6 Ὲᾛᴇṿ ֟‪ṿ ᶛ ╠ ֟ ├

  

̔ ֟ ├Ȃ 
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5.7 Ὲᾛᴇṿ ֟‪ṿ ᶛ ╠ԓ  

̔ Ȃ 

 

5.8 Ὲᾛᴇṿ ֟‪ṿ ᶛ ╠ԓ  

̔ Ȃ 

 

5.9 ֜ ’  

ד 5.9.1  

̔ Ȃ 

5.9.2  

̔ Ȃ  

 

5.10 ṽ ֜ ’  

5.10.1 ṽ  

̔ ṽ Ȃ 

5.10.2 ṽ ד  

̔ ṽ Ȃ 

5.10.3 ṽ ᴇ 

̔ ṽ Ȃ 

 

5.11  

5.11.1 ῤ ╠ ├ Һᵣ ₮ ̆

└ ╠ѿ ῤ ⌠Ὲ ȁ Ȃ 

5.11.2 ῤ ╠ Ҭ̆Ҍ ₮

Ȃ 

5.11.3 ῒז ֟  

  ̂ᾝ̃ 

1 ₮Ḡ  44,043.40 

2 ├  - 

3 ≠ - 
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4 ≠  115,672.47 

5  19,246.36 

6 ῒז  - 

7  - 

8 ῒז - 

9  178,962.23 

5.11.4 ԍ ṽ├  

̔ ԍ ṽ├Ȃ  

5.11.5 ╠ Ҭ ’  

̔ ╠ ҬҌ ’Ȃ 

5.11.6 ῒז № 

̔ ԍ ԓ῀ ̆№ ӊ ҍ Ȃ 

 

¡6 ᴍ ꜚ 

ᵝ̔ᴍ 

̂ 2016 7 27  ̃ ᴍ  891,999,358.96 

ᴍ  14,845,215.45 

⁞: ᴍ  21,455,435.55 

№ ꜚᴍ ̂ᴍ ⁞ ץ

"-" ↓̃ 
- 

ᴍ  885,389,138.86 

  

¡7 ֲ ’ 

7.1 ֲ ᴍ ꜚ ’ 

̔ ῤ ֲ Ȃ 

 

7.2 ֲ ֜  

̔ ῤ ֲ Ȃ 
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¡8 ‗ ῒז Ḥ  

̔ ‗ ῒז Ḥ Ȃ 

 

¡9 ᴆ  

9.1 ᴆ  

1ȁҬ ᴪ ‰ ᴆ̕ 

2ȁȇ Ḥ Ḥ ҙ ├ Ȉ̕ 

3ȁȇ Ḥ Ḥ ҙ ├ תּ ӥȈ̕ 

4ȁȇ Ḥ Ḥ ҙ ├ Ȉ̕ 

5ȁ ῤ ℮҉ Ὲ ̕ 

6ȁ Ḥ ᴋῈ ҙ ȁῈ ῏ ᴆȂ 

 

9.2  

ֲ ⱲῈ Ȃ 

 

9.3  

Ḥ ᴋῈ ̔http://www.cxfund.com.cnȂ 

 

 

Ḥ ᴋῈ  

2016 10 24  


